Arizona State Treasurer’s Office
Watermark Inventory Report

Investments Outstanding as of 06/30/2001 (Settlement Basis)

Pool: LGIP-Government (7)

INVST# CUSIP# DESCRIPTION

24231 912803BS BECCS
27338 912803BT U S TREAS BD STRPP

2 ITEMS IN SUBTOTAL FOR: U.S.

27683 912795HD U.S.
27684 912795HD U.S.

TREASURY BILL
TREASURY BILL

2 ITEMS IN SUBTOTAL FOR: U.S.

27291 76116EAZ RESOLUTION FDG FD
27292 T76116EAZ RESOLUTION FDG FD

2 ITEMS IN SUBTOTAL FOR:

27290 38375HAZ GOVERNMENT TR G
27333 912820BC STRIP PRINCIPAL

2 ITEMS IN SUBTOTAL FOR:

RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS
U.S. TREASURY ZEROES & ST ( 10)
8/15/01 6.591 Aaa AAA  25,000,000.00  99.56250 1 24,809,904.61
11/15/01 3.919 Raa AAA 14,000,000.00 98.62500 1 13,797,758.82
5,636 39,000, 000.00 38,607, 663.43
TREASURY ZEROES & STRIPS (TYPE 10)
U.S. TREASURY BILLS ( 11)
3.300 7/26/01 3.313 Raa ARA  50,000,000.00  99.75000 1 49,885,416.67
3.300 7/26/01 3.313 Raa AAA 50,000,000.00 99.75000 1 49,885,416.67
3313 100,000, 000.00 99,770,833.34
TREASURY BILLS (TYPE 11)
RESOLUTION FUNDING ZEROES ( 16)
10/15/01 3.939 Aaa ARA  7,000,000.00  98.90600 1  6,921,154.61
10/15/01 3.940 Raa AAA 8,642,000.00 98.90600 1 8,544,645.78
3,940 15,642, 000.00 15,465,800. 39
RESOLUTION FUNDING ZEROES & STRI (TYPE 16)
GVT TRUST CERTIF ZEROES & ( 17)
5/15/02 4.395 Aaa ABA  4,500,000.00  96.23437 1  4,334,836.08
11/15/01 3.715 Raa AAA 50,000,000.00 98.62500 1 49,321,298.85
3,770 54,500, 000.00 53,656,134.93
GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)
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MARKET-VALUE

24,890,625.
13,807,500.

38,698,125.

49,875,000.
49,875,000.

99,750,000.

6,923,420.
8,547,456.

15,470, 876.

4,330,546.
49,312,500.

53,643,046.

$-ABOVE/BELOW



Arizona State Treasurer’s Office
Watermark Inventory Report

Investments Outstanding as of 06/30/2001 (Settlement Basis)

Pool: LGIP-Government (7)

INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW
AGENCY NOTES (30/360) 2X ( 23)

23955 742651BL PRIVATE EXPORT FUN 8.400 7/31/01 6.809 Raa AAA 4,830,000.00 100.34400 1 4,835,952.05 4,846,615.20 10,663.15
26022 742651BL PRIVATE EXPORT FUN 8.400 7/31/01 5.189 Raa AAA 1,040,000.00 100.34400 1 1,042,665.53 1,043,577.60 912.07
6.522 5,870,000.00 5,878,617.58 5,890,192.80 11,575.22

2 ITEMS IN SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE 23)
3.982 215,012,000.00 213,379,049.67 213,452,240.97 73,191.30

10 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7)
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